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Certificateholder Monthly Distribution Summary

 
 

 Class 

A1
A2
XIO
XIO1
XIO2
XPO
XPO1
XPO2

AR

 
 

   Cusip   

126694U97
126694V21

126694V39
126694V39

126694V39
126694V39
126694V47

 
Class

Description

Senior
Strip PO

Strip IO
Strip IO

Strip PO
Strip PO

Senior

Certificate
Rate
Type

Fix-Act/360
Fix-30/360

Fix-30/360
Fix-30/360

Fix-30/360
Fix-30/360
Fix-30/360

 
   Beginning   

Balance

846,058,000.00
837,750.00

920,492,264.00
846,895,850.00
73,596,414.00

0.00
0.00
0.00

100.00

Pass
    Through    

Rate (%)

6.622500
0.000000
3.566819
3.546489
3.800760
0.000000
0.000000
0.000000

17.271114

 
Principal

Distribution

0.00
239,289.52

0.00
0.00
0.00
0.00
0.00
0.00

100.00

 
Interest

Distribution

1,556,394.20
0.00

1,939,188.84
1,769,796.60

169,392.24
0.00
0.00
0.00
1.44

 
Total

Distribution

1,556,394.20
239,289.52

1,939,188.84
1,769,796.60

169,392.24
0.00
0.00
0.00

101.44

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

846,058,000.00
598,460.48

921,028,908.22
847,389,586.56
73,639,321.66

796,835.77
733,126.08
63,709.69

0.00

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M
B1
B2
B3
B4
B5

126694V54
126694V62
126694V70
126694U63
126694U71
126694U89

Mezzanine
Junior
Junior
Junior
Junior
Junior

Fix-Act/360
Fix-Act/360
Fix-Act/360
Fix-Act/360
Fix-Act/360
Fix-Act/360

32,198,000.00
14,719,000.00
8,279,000.00
7,819,000.00
5,979,000.00
4,602,414.00

5.222500
5.602500
6.752500
6.752500
6.752500
6.752500

9,101.31
4,160.58
2,340.20
2,210.17
1,690.07
1,298.74

46,709.46
22,906.44
15,528.87
14,666.05
11,214.78
8,632.72

55,810.77
27,067.02
17,869.07
16,876.23
12,904.84
9,931.46

0.00
0.00
0.00
0.00
0.00
0.96

32,188,898.69
14,714,839.42
8,276,659.80
7,816,789.83
5,977,309.93
4,601,114.30

0.00
0.00
0.00
0.00
0.00
0.96

Totals 920,492,264.00 260,190.59 3,615,242.80 3,875,433.39 0.96 921,028,908.22 0.96
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Principal Distribution Detail

 
 

 Class 

A1
A2
XIO
XIO1
XIO2
XPO
XPO1
XPO2

AR

 
 

Cusip

126694U97
126694V21

126694V39
126694V39

126694V39
126694V39
126694V47

Original
Certificate

Balance

846,058,000.00
837,750.00

920,492,264.00
846,895,850.00
73,596,414.00

0.00
0.00
0.00

100.00

Beginning
Certificate

Balance

846,058,000.00
837,750.00

920,492,264.00
846,895,850.00
73,596,414.00

0.00
0.00
0.00

100.00

Scheduled
Principal

Distribution

0.00
239,289.52

0.00
0.00
0.00
0.00
0.00
0.00

100.00

Net
Principal

Distribution

0.00
239,289.52

0.00
0.00
0.00
0.00
0.00
0.00

100.00

 
Deferred
Interest

0.00
0.00
0.00
0.00
0.00

796,835.77
733,126.08
63,709.69

0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Ending
Certificate

Balance

846,058,000.00
598,460.48

921,028,908.22
847,389,586.56
73,639,321.66

796,835.77
733,126.08
63,709.69

0.00

Ending
Certificate

Factor

1.00000000000
0.71436643224
1.00058299699
1.00058299561
1.00058301294
0.00000000000
0.00000000000
0.00000000000
0.00000000000

M
B1
B2
B3
B4
B5

126694V54
126694V62
126694V70
126694U63
126694U71
126694U89

32,198,000.00
14,719,000.00
8,279,000.00
7,819,000.00
5,979,000.00
4,602,414.00

32,198,000.00
14,719,000.00
8,279,000.00
7,819,000.00
5,979,000.00
4,602,414.00

9,101.31
4,160.58
2,340.20
2,210.17
1,690.07
1,298.74

9,101.31
4,160.58
2,340.20
2,210.17
1,690.07
1,298.74

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.96

32,188,898.69
14,714,839.42
8,276,659.80
7,816,789.83
5,977,309.93
4,601,114.30

0.99971733299
0.99971733299
0.99971733299
0.99971733299
0.99971733299
0.99971760458

Totals 920,492,264.00 920,492,264.00 260,190.59 260,190.59 796,835.77 0.96 921,028,908.22
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Interest Distribution Detail

 
 

 Class 

A1
A2
XIO
XIO1
XIO2
XPO
XPO1
XPO2

AR

Beginning
Certificate

Balance

846,058,000.00
837,750.00

920,492,264.00
846,895,850.00
73,596,414.00

0.00
0.00
0.00

100.00

Pass
    Through    

Rate (%)

6.622500
0.000000
3.566819
3.546489
3.800760
0.000000
0.000000
0.000000

17.271114

 
Current
Interest

1,556,394.20
0.00

2,736,024.61
2,502,922.68

233,101.93
0.00
0.00
0.00
1.44

 
Deferred
Interest

0.00
0.00
0.00
0.00
0.00

796,835.77
733,126.08
63,709.69

0.00

Total
Interest

Due

1,556,394.20
0.00

2,736,024.61
2,502,922.68

233,101.93
796,835.77
733,126.08
63,709.69

1.44

Net
Interest
Shortfall

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Paid

1,556,394.20
0.00

1,939,188.84
1,769,796.60

169,392.24
0.00
0.00
0.00
1.44

M
B1
B2
B3
B4
B5

32,198,000.00
14,719,000.00
8,279,000.00
7,819,000.00
5,979,000.00
4,602,414.00

5.222500
5.602500
6.752500
6.752500
6.752500
6.752500

46,709.46
22,906.44
15,528.87
14,666.05
11,214.78
8,632.72

0.00
0.00
0.00
0.00
0.00
0.00

46,709.46
22,906.44
15,528.87
14,666.05
11,214.78
8,632.72

0.00
0.00
0.00
0.00
0.00
0.00

46,709.46
22,906.44
15,528.87
14,666.05
11,214.78
8,632.72

Totals 920,492,264.00 4,412,078.57 796,835.77 5,208,914.34 0.00 3,615,242.80
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Current Payment Information
Factors per $1,000

 
 

 Class 

A1
A2
XIO
XIO1
XIO2
XPO
XPO1
XPO2

AR

 
 

Cusip

126694U97
126694V21

126694V39
126694V39

126694V39
126694V39
126694V47

Original
Certificate

Balance

846,058,000.00
837,750.00

920,492,264.00
846,895,850.00
73,596,414.00

0.00
0.00
0.00

100.00

Beginning
Certificate

Balance

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

0.000000000
0.000000000
0.000000000

1,000.000000000

 
Principal

Distribution

0.000000000
285.633567756

0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000

1,000.000000000

 
Interest

Distribution

1.839583333
0.000000000
2.106686733
2.089745274
2.301637142
0.000000000
0.000000000
0.000000000

14.392595104

Ending
Certificate

Balance

1,000.000000000
714.366432244

1,000.582996991
1,000.582995605
1,000.583012936

0.000000000
0.000000000
0.000000000
0.000000000

Pass
    Through    

Rate (%)

6.622500
0.000000
3.566819
3.546489
3.800760
0.000000
0.000000
0.000000

17.271114

M
B1
B2
B3
B4
B5

126694V54
126694V62
126694V70
126694U63
126694U71
126694U89

32,198,000.00
14,719,000.00
8,279,000.00
7,819,000.00
5,979,000.00
4,602,414.00

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

0.282667014
0.282667014
0.282667014
0.282667014
0.282667014
0.282187093

1.450694444
1.556250000
1.875694444
1.875694444
1.875694444
1.875694444

999.717332986
999.717332986
999.717332986
999.717332986
999.717332986
999.717604582

5.222500
5.602500
6.752500
6.752500
6.752500
6.752500

Totals 920,492,264.00 1,000.000000000 0.282664613 3.927510248 1,000.582996991
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Pool Level Data  

Distribution Date
Cut-off Date
Record Date
Determination Date
LIBOR Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Accrual Period Actual Days

Number of Days in Actual Accrual Period

Begin
End

Begin
End

 

3/27/06
2/ 1/06
2/28/06
3/22/06
3/15/06
2/ 1/06
3/ 1/06

30

3/17/06
3/27/06

10

Index

One-Month Libor Rate 4.75250%

Collateral Detail

Original Mortgage Loan Details

Aggregate Loan Count
Stated Principal Balance
Weighted Average Mortgage Rate
Weighted Average Net Mortgage Rate
Weighted Average Remaining Term

307
919,654,514.71

6.14354%
5.75954%

360
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Current Mortgage Loan Details

Beginning Aggregate Loan Count
Loans Paid Off or otherwise removed pursuant to the PSA
Ending Aggregate Loan Count

307
0

307

Beginning Pool Stated Principal Balance
Scheduled Principal
Negative Amortization
Unscheduled Principal
Realized Principal Losses
Ending Pool Stated Principal Balance

919,654,514.71
1,894,779.08

-1,634,586.28
-0.03
0.00

921,028,908.22

Beginning Weighted Average Mortgage Rate
Beginning Weighted Average Net Mortgage Rate
Ending Weighted Average Mortgage Rate
Ending Weighted Average Net Mortgage Rate

6.14354%
5.75954%
6.14608%
5.76208%

Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

360
359

Delinquency Information

Delinquency Information

  
 

Group 1

30-59 Days 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

60-89 Days 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

90+ Days 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

  
 

Group 1

Foreclosure 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

Bankruptcy 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

REO 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

  

60+ Delinquency Average
Passing Delinquency Stepdown Requirement

Group I  

0.00
YES
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Negative Amortization Detail

Deferred Interest
Principal Prepayment Amount
Net Deferred Interest

1,634,586.28
-0.03

796,836.08

Adjusted Cap Rate for LIBOR Certs 14.15189%

Adjusted Cap Rate for 1X-IO-1
Adjusted Cap Rate for 1X-IO-2

2.50769%
2.76196%

Please see page 2 (Principal Detail) or page 3 (Interest Detail) for information about bond level allocation of Net Deferred Interest.
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Available Funds

Interest

Scheduled Interest
Less: Master Servicer Fee
Less: Trustee Fee
Less: Mortgage Loan Premiums
Total Interest Available

3,073,690.80
287,392.04

6,897.41
1,915.95

2,777,485.41

Principal

Scheduled Principal
Negative Amortization
Paid in Full Principal
Curtailment Principal
Liquidation Principal
Repurchased Principal
Substitution Adjustment Principal
Unanticipated Principal Recoveries
Remaining Amounts in Supplemental Account
Total Principal Available

1,894,779.08
-1,634,586.28

0.00
-0.03
0.00
0.00
0.00
0.00
0.00

260,192.77

Total Available Funds 2,777,485.41
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Certificate Account

Beginning Balance 0.00

Deposits Remittance Amount
Other Deposits required by the PSA
Total Deposits

3,044,575.59
0.00

3,044,575.59

Withdrawals Available Funds, to the Distribution Account
Trustee Fee
Total Withdrawals

3,037,678.18
6,897.41

3,044,575.59

Ending Balance 0.00

Distribution Account

Beginning Balance 0.00

Available Funds
Other Deposits Required by the PSA
Total Deposits

3,037,678.18
0.00

3,037,678.18

Withdrawals Payments of Prinicipal & Interest to the Classes 3,037,678.18

Ending Balance 0.00
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Carryover Shortfall Reserve

Beginning Balance
Deposits
Withdrawals
Ending Balance

1,000.00
2,736,024.61
2,736,024.61

1,000.00

Principal Reserve

Beginning Balance
Deposits
Withdrawals
Ending Balance

837,750.23
0.00

837,750.23
0.00
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Fees of the Trust

Gross Master Servicing Fee
Net Master Servicing Fee
Trustee Fee
LPMI
Total Net Loan Fees

287,392.04
287,392.04

6,897.41
1,915.95

296,205.39

Servicer Advances

Principal Advances
Interest Advances
Reimbursement for Principal & Interest Advances
Reimbursement for Nonrecoverable Advances
Total Advances

0.00
0.00
0.00
0.00
0.00

Mortgage Prepayment Details

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Non-Supported Prepayment Interest Shortfall
Prepayment Charges
CPR %
SMM %

0.00
0.00
0.00
0.00
0.00
0.00

0.000%
0.000%

Loan Substitution

Aggregate Stated of Principal Balances Removed
Aggregate Stated of Principal Balance Added
Aggregate Principal Substitution Shortfall Amount

0.00
0.00
0.00
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Principal Distribution Amounts

Principal Distribution Amounts

Senior Principal Distribution Amount
Subordinate Principal Distribution Amount
Total Principal Distribution Amount
Two Times Test NO

239,389.52
260,192.77
499,582.29

Realized Loss Detail

Current Period Realized Losses
Cumulative Realized Losses
Total Liquidated Loan Balance
Total Liquidated Proceeds
Subsequent Recoveries
Passing Cumulative Loss Test

0.00
0.00
0.00
0.00
0.00
YES

0.00
0.00
0.00
0.00
0.00

 Group Loan ID Liquidation Balance Liquidation Proceeds Realized Loss

Group I
N/A
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Update Face

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.00

25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00

>

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0.00
25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00
800,000.00
800,000.00

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

307

0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

100.000

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

921,028,908.22

0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

100.000

Wgt Ave / Total: 307 100.000 921,028,908.22 100.000
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Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
5.0
5.5
6.0
6.5
7.0
7.5
8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0

>

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

5.0
5.5
6.0
6.5
7.0
7.5
8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0
12.5
12.5

43
1

14
44

137
60
8
0
0
0
0
0
0
0
0
0
0

14.007
0.326
4.560

14.332
44.625
19.544
2.606
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

127,525,008.64
3,998,502.94

41,067,683.47
127,914,514.92
429,641,812.65
170,411,063.76
20,470,321.84

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

13.846
0.434
4.459

13.888
46.648
18.502
2.223
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

Wgt Ave / Total: 307 100.000 921,028,908.22 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

0
0
0

307
0

0.000
0.000
0.000

100.000
0.000

0.00
0.00
0.00

921,028,908.22
0.00

0.000
0.000
0.000

100.000
0.000

Wgt Ave / Total: 307 100.000 921,028,908.22 100.000


